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Abstract. We study the situation in which, having solved a linear program with an interior-
point method, we are presented with a new problem instance whose data is slightly perturbed from
the original. We describe strategies for recovering a “warm-start” point for the perturbed problem
instance from the iterates of the original problem instance. We obtain worst-case estimates of the
number of iterations required to converge to a solution of the perturbed instance from the warm-start
points, showing that these estimates depend on the size of the perturbation and on the conditioning
and other properties of the problem instances.

1. Introduction. This paper describes and analyzes warm-start strategies for
interior-point methods applied to linear programming (LP) problems. We consider
the situation in which one linear program, the “original instance,” has been solved
by an interior-point method, and we are then presented with a new problem of the
same dimensions, the “perturbed instance,” in which the data is slightly different.
Interior-point iterates for the original instance are used to obtain warm-start points
for the perturbed instance, so that when an interior-point method is started from
this point, 1t finds the solution in fewer iterations than if no prior information were
available. Although our results are theoretical, the strategies proposed here can be
applied to practical situations, an aspect that is the subject of ongoing study.

The situation we have outlined arises, for instance, when linearization methods
are used to solve nonlinear problems, as in the sequential linear programming algo-
rithm. (One extension of this work that we plan to investigate is to convex quadratic
programs, which would be relevant to solution of subproblems in many sequential
quadratic programming algorithms.) Our situation is different from the one consid-
ered by Gondzio [4], who deals with the case in which the number of unknowns in
the primal formulation is increased, and the constraint matrix and cost vector are
correspondingly expanded. The latter situation arises in solving subproblems arising
from cutting-plane algorithms, for example.

For our analysis, we use the tools developed by Nunez and Freund [5], which
in turn are based on the work of Renegar [6, 7, 8, 9] on the conditioning of linear
programs and the complexity of algorithms for solving them. We also use standard
complexity analysis techniques from the interior-point literature for estimating the
number of iterations required to solve a linear program to given accuracy.

We start in Section 2 with an outline of notation and a restatement and slight
generalization of the main result from Nunez and Freund [5]. Section 3 outlines the
warm-start strategies that we analyze in the paper and describes how our results can
be used to obtain reduced complexity estimates for interior-point methods that use
the warm starts. In Section 4 we consider a warm-start technique in which a least-
squares change is applied to a feasible interior-point iterate for the original instance to
make it satisfy the constraints for the perturbed instance. We analyze this technique
for central path neighborhoods based on both the Euclidean norm and the co norm,
deriving in each case a worst-case estimate for the number of iterations required by

*School of Operations Research and Industrial Engineering, Cornell University, Ithaca, NY 14853,
USA (yildirim@orie.cornell.edu).

tMathematics and Computer Science Division, Argonne National Laboratory, Argonne, IL 60439,
USA (wright@mcs.anl.gov).



2 E. ALPER YILDIRIM AND STEPHEN J. WRIGHT

an interior-point method to converge to an approximate solution of the perturbed
instance. In Section 5 we study the technique of applying one iteration of Newton’s
method to a system of equations that i1s used to recover a strictly feasible point for
the perturbed instance from a feasible iterate for the original instance.

2. Preliminaries: Conditioning of LPs, Central Path Neighborhoods,
Bounds on Feasible Points. We consider the LP in the following standard form:
min ¢’z subject to Az =b, x>0, (P)

where A € R™*" b€ R™, and ¢ € R™ are given and « € R". The associated dual
LP is given by the following:

max b7y subject to ATy+s=¢c, s>0, (D)

Y,s
where y € R™ and s € R". We borrow the notation of Nunez and Freund [5],
denoting by d the data triplet (A,b,¢) that defines the problems (P) and (D). We
define the norm of d differently from Nunez and Freund, that is, as the maximum of
the Euclidean norms of the three data components:

def
(2.1) lldIl = max([|All2, [[b]]2, [|e]|2)-

(We will use the norm notation ||-|| on a vector or matrix to denote the Euclidean norm
and the operator norm it induces, respectively, unless explicitly indicated otherwise.)
We use F to denote the space of strictly feasible data instances, that is,

F={(Ab,c):3Tx y,s with (2,5) > 0 such that Az =b, ATy+s=c}.

The complement of F, denoted by F¢, consists of data instances d for which either
(P) or (D) does not have any strictly feasible solutions. The (shared) boundary of F
and F¢ is given by

B = cl(F)necl(FY),

where cl(-) denotes the closure of a set. Since (0,0,0) € B, we have that B # §. The
data instances d € B will be called ill-posed data instances, since arbitrary perturba-
tions in the data d can result in data instances in F as well as in F¢. The distance
to ill-posedness is defined as

(2.2) p(d) = inf{||Ad|| : d+ Ad € B},

where we use the norm (2.1) to define ||Ad||. The condition number of a feasible
problem instance d is defined as

(2.3) c(d) & %, (with C(d) % oo when p(d) = 0).
Since the perturbation Ad = —d certainly has d+Ad = 0 € B, we have that p(d) < ||d||
and therefore C(d) > 1. Note, too, that C(d) is invariant under a nonzero multiplica-
tive scaling of the data d, that is, C(5d) = C(d) for all 3 # 0.

Robinson [10] and Ashmanov [1] showed that a data instance d € F satisfies
p(d) > 0 (that is, d lies in the interior of F) if and only if A has full row rank. For



WARM START STRATEGIES 3

such d, another useful bound on p(d) is provided by the minimum singular value of
A. If we write the singular value decomposition of A as

A=USVT = Zai(A)uin»T,

i=1

where U and V are orthogonal and S = diag(o1(A4), o2(A),...,om(A)) with o1(A) >
o2 > ... > 0m(A) > 0 denoting the singular values of A, then the perturbation

AA = —op(A)um vg

is such that A 4+ AA is singular, and moreover ||[AA|| = o, (A) due to the fact that
the Euclidean norm of a rank-one matrix satisfies the property

(2.4) 18w |12 = 181 lull o]l
We conclude that
(2.5) p(d) < on(A).

Tt is well known that for such d € int(F), the system given by

(2.6a) Ax =1
(2.6b) ATy+s=c
(2.6¢) XSe = pe
(2.6d) (#,5) >0

has a unique solution for every p > 0, where e denotes the vector of ones in the appro-
priate dimension and X and S are the diagonal matrices formed from the components
of x and s, respectively. We denote the solutions of (2.6) by (#(p), y(p), s(1)) and use
P to denote the central path traced out by these solutions for u > 0, that is,

(2.7) P E {((w), y(w), s(n) : u>0}.

Throughout this paper, we assume that the original data instance d lies in F
and that p(d) > 0. In Sections 4 and 5, we assume further that the original data
instance d has been solved by a feasible path-following interior-point method. Such a
method generates a sequence of iterates (z*,y* s*) that satisfy the relations (2.6a),
(2.6b), and (2.6d) and for which the pairwise products =¥s¥ i = 1,2 ... n, are not
too different from one another, in the sense of remaining within some well-defined
“neighborhood” of the central path. The duality measure (xk)Tsk is driven toward
zero as k — oo, and search directions are obtained by applying a modified Newton’s
method to the nonlinear system formed by (2.6a), (2.6b), and (2.6¢).

We now give some notation for feasible sets and central path neighborhoods as-
sociated with the particular problem instance d = (A4,b,c). Let & and 8” denote the
set of feasible and strictly feasible primal-dual points respectively, that is,

S={(x,y,s) : Az =b, ATy+s=c¢, (x,s) >0},
S’ ={(z,y,s) €S : (,5) >0}
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(Note that d € F if and only if 8 # §.) The central path neighborhoods most
commonly used in interior-point methods we refer to as the narrow and wide neigh-
borhoods. The narrow neighborhood denoted by A3(6) is defined as

(2.8) No(0) = {(x,y,5) € S® : ||XSe — (xFs/n)e||ls < 0(xT s/n)},

for 6 € [0,1). The wide neighborhood, which is denoted by N_.(7), is given by
(29)  Nw(y) ={(z,y,8) €8° : wisi > 4(eTs/n), Vi=1,2,... ,n},

where u; denotes the ith component of the vector u and the parameter 7 lies in (0, 1].
We typically use a bar to denote the corresponding quantities for the perturbed
problem instance d + Ad. That is, we have

S={(x,y,5) : (A+AA)r=b+Ab), (A+ANTy+s5=(c+Ac), (x,5) >0},
S°={(x,y,5) €S : (x,5) >0},

whereas

(2.10a) 0)

N (x,y,8) €S° : || XSe — (xTs/n)e|]2 < 0(xT s/n)},
(2.10b)  N_s()

(x,y,8) €S° : x5, > y(xTs/n), Yi=1,2,...,n}.

{
{
We associate a value of i with each iterate (z,y,s) € S (or 8) by setting
(2.11) p==zls/n.

We call this p the duality measure of the point (z,y,s). When (z,y, s) is feasible, it
is easy to show that the duality gap ¢« — b7y is equal to nu.

Finally, we state a modified version of Theorem 3.1 from Nunez and Freund [5],
which uses our definition (2.1) of the norm of the data instance and takes note of the
fact that the proof in [5] continues to hold when we consider strictly feasible points
that do not lie exactly on the central path P.

THEOREM 2.1. Ifd = (A,b,¢) € F and p(d) > 0, then for any point (x,y,s)
satisfying the conditions

(2.12) Ax=b, ATy+s=c, (2,5)>0,

the following bounds are satisfied:

(2.13a) 2]l < €(d) (C(d) + pn/||d]])
(2.13b) 9]l < C(d) (C(d) + pn/]|d]])
(2.13¢) Il < 2[|d[|C(d) (C(d) + pn/l|d]]) ,

where we have defined p as in (2.11).

The proof exactly follows the logic of the proof in [5, Theorem 3.1], but differs
in many details because of our use of Euclidean norms on the matrices and vectors.
For instance, where the original proof defines a perturbation AA = —be® /||z||; to
obtain an infeasible data instance, we use instead AA = —bzT /||z||3. We also use the
observation (2.4) repeatedly.
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3. Warm Starts and Reduced Complexity. Before describing specific strate-
gies for warm starts, we preview the nature of our later results and show how they
can be used to obtain improved estimates of the complexity of interior-point methods
that use these warm starts.

We start by recalling some elements of the complexity analysis of interior-point
methods. These methods typically produce iterates (z*, y*, s*) that lie within a neigh-
borhood such as (2.8) or (2.9) and for which the duality measure py (defined as in
(2.11) by py = (2%)T's* /n) decreases monotonically with k, according to a bound of
the following form:

nT

)
(3.1) frgr < (1 - —) i

where § and T are positive constants that depend on the algorithm. Typically, 7is 0.5,
1, or 2, while § depends on the parameters 6 or v that define the neighborhood and
various other algorithmic parameters. Given a starting point (z°,y°, s%) with duality
measure pp, the number of iterations required to satisfy the stopping criterion

(3.2) i < eld

(for some small positive €) is bounded by

log(clld]l) — log i ( o )
3.3 =0O(n"lo .
(3:3) log (1 8/n7) B ldlle

It follows from this bound that, provided we have

Ko

— =0(1/e")

1]l
for some fixed i > 0—which can be guaranteed for small ¢ when we apply a cold-start
procedure—the number of iterations required to achieve (3.2) is

(3.4) O(n|logel).

Our warm-start strategies aim to find a starting point for the perturbed instance
that lies inside one of the neighborhoods (2.10), and for which the initial duality
measure fig is not too large. By applying (3.3) to the perturbed instance, we see that
if fig/||d + Ad|| is less than 1, the formal complexity of the method will be better than
the general estimate (3.4).

Both warm-start strategies that we describe in subsequent sections proceed by
taking a point (z,y,s) from a neighborhood such as (2.8), (2.9) for the original in-
stance and calculating an adjustment (Az, Ay, As) based on the perturbation Ad to
obtain a starting point for the perturbed instance. The strategies are simple; their
computational cost 1s no greater than the cost of one interior-point iteration. They do
not succeed in producing a valid starting point unless the point (z,y, s) from the origi-
nal problem has a large enough value of = #7s/n. That is, we must “back up” along
the central path neighborhood until the adjustment (Az, Ay, As) does not cause some
components of z or s to become negative. (Indeed, we require a stronger condition to
hold: that the adjusted point (# 4+ Az, y+ Ay, s+ As) belong to a neighborhood such
as those of (2.10).) Since larger perturbations Ad generally lead to larger adjustments
(Az, Ay, As), the amount by which we must “back up” increases with the size of Ad.
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Most of the results in the following sections quantify this observation. They give a
lower bound on p/||d||—expressed in terms of the size of the components of Ad, the
conditioning C(d) of the original problem, and other quantities—such that the warm-
start strategy applied from a point (z, y, s) satisfying = 7' s/n and a neighborhood
condition yields a valid starting point for the perturbed problem.

These results can be applied in a practical way when an interior-point approach
is used to solve the original instance. Suppose that the iterates (z*,y", s*) of this
algorithm have been stored and that we restrict the amount by which gy, 1s decreased
on each iteration so that

(3.5) g1 > vpg, forallk=0,1,2,..,

for some v € (0, 1). Suppose that we denote the lower bound discussed in the preceding
paragraph by p*/||d||. Then the best available point for the original instance from
which to calculate the warm start is the iterate (z¢, y%, s), where ¢ is the largest index

for which
e >
Note that because of (3.5) and the choice of £, we have in fact that
(3.6) p < e < (vt
The warm-start point is then
(3.7) (2°,9°,5%) = (&', o', s") + (Ax, Ay, As),

where (Az, Ay, As) is the adjustment computed from one of our warm-start strategies.
The duality measure corresponding to this point is

fio = (975 /n = py + (29T As + (s T Az + AzT As.

By using the bounds on the components of (Axz, Ay, As) that are obtained during the
proofs of each major result in conjunction with the bounds (2.13), we find that fg
can be bounded above by some multiple of y* 4 p¢. Because of (3.6), we can deduce
in each case that

(38) Ho S K:/'L*a

for some &k independent of the problem instance d and the perturbation Ad. We
conclude by applying (3.3) to the perturbed instance that the number of iterations
required to satisfy the stopping criterion

(3.9) p < elld+ Ad

starting from (z°,y°,5°), is bounded by

r p
(3.10) o (n log ||d+Ad||€) :

Since our assumptions on ||Ad|| usually ensure that

(3.11) [Ad|] < 0.5]|d]],
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we have that

1 1 2

< <=
lld + Ad]| = ||d|| — ||Ad]] = |||

so that (3.10) can be expressed more conveniently as

/,L*
(3.12) o (nT log ) .
lldlle

After some of the results in subsequent sections, we will substitute for 7 and p* in
(3.12), to express the bound on the number of iterations in terms of the conditioning
C(d) of the original instance and the size of the perturbation Ad.

Our first warm-start strategy, a least-squares correction, is described in Section 4.
The second strategy, a “Newton step correction,” is based on a recent paper by
Yildirim and Todd [12] and is described in Section 5.

4. Least-Squares Correction. For much of this section, we restrict our anal-
ysis to the changes in b and ¢ only; that is, we assume

(4.1) Ad = (0, Ab, Ac).

Perturbations to A will be considered in Section 4.3.

Given any primal-dual feasible point (z, y, s) for the instance d, the least-squares
correction for the perturbation (4.1) is the vector (Ax, Ay, As) obtained from the
solutions of the following subproblems:

min |[Az|| st Az + Ax) = b+ Ab,
min [|As]|  st. AT (y+ Ay) + (s + As) = ¢+ Ac.

Because Az = b and ATy + s = ¢, we can restate these problems as

min ||[Az|| s.t. AAz = Ab,
min [|As]|  s.t. ATAy+ As = Ac,

which are independent of (z,y,s). Given the following QR factorization of A7,

R

(4.2) Al =Y Z][O

:|:YR,

where [ Y Z ] is orthogonal and R is upper triangular, we find by simple manip-
ulation of the optimality conditions that the solutions can be written explicitly as

(4.3a) Az = YR TAb,
(4.3b) Ay=R1'YTAe,
(4.3¢c) As=(I-YYT)Ac.

Observe in particular that
(4.4) AzTAs =0.

Our strategy is as follows: we calculate the correction (4.3) just once, then back-
track along the path of iterates (xk, el sk) for the original problem until we find an
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index k such that (z* + Az, s* + As) > 0 and (z* + Az, y* + Ay, s* + As) lies within
either NV5(8) or N_.. (7). We hope to be able to satisfy these requirements for some
index k for which the parameter i is not too large. In this manner, we hope to
obtain a starting point for the perturbed problem for which the initial value of p is
not large, so that we can solve the problem using a smaller number of interior-point
iterations than if we had started without the benefit of the iterates from the original
problem.

Some bounds that we use throughout our analysis follow immediately from (4.3):

[Ab] _ [|AS]
Tn(A) S pld)
where, as in (2.5), o (A) is the minimum singular value of A. These bounds follow
from the fact that 7 — YY7 is an orthogonal projection matrix onto the null space of
A and from the observation that R has the same singular values as A. By defining

(4.5) 1As|| <[[Acll,  [|Az]| <

|| Ab| || Ac]|
(46) dl I
we can rewrite (4.5) as
(4.7) |As]| <||d]|de,  ||Az]] < C(d)dy.

We also define the following quantity, which occurs frequently in the analysis:
(4.8) Jbe = 0c + 2C(d)dp.

In the remainder of the paper, we make the mild assumption that

(4.9) dp <1, d.< 1.

4.1. Small Neighborhood. Suppose that we have iterates for the original prob-
lem that satisfy the following property, for some 6y € (0, 1):

4.10 X Se — pella < 8y where u = 2T s/n.
(4.10) I pell2 < fop, It

That is, (z,y,s) € Na(fp). Tterates of a short-step path-following algorithm typi-
cally satisfy a condition of this kind. Since (#,y, s) is a strictly feasible point, its
components satisfy the bounds (2.13). Note, too, that we have

(4.11) |XSe — pell < bop = (1 —0bo)p < wisi < (L+ o)p.

Our first proposition gives conditions on Jp. and p that ensure that the least-
squares correction yields a point in the neighborhood N_ ., (7).

PROPOSITION 4.1. Let vy € (0,1—6y) be given, and let & € (0,1 —y—0y). Assume
that Ad satisfies

1—60y—v—¢

(4.12) % S T 1ICM)

Let (x,y,s) € Na(0o), and suppose that (Ax, Ay, As) is the least-squares correction
(4.3). Then (z + Ax,y+ Ay, s + As) lies in N_oo () if

d o .
(4.13) o> H?Hi%C(d)zébc L
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Proof. By using (4.11), (2.13), (4.7), and (4.8), we obtain a lower bound on
(z; + Awi)(si + As;) as follows:

(zi + Az;)(si + Asi)

= x;8; + 2;As; + Ax;s; + Ax; As;

> (1= B} — [l2llllAs] — lAallls] - 1 Aa]As|
> (1= ) — C(d) (C(d) + n/||d]) 1o,
—2|[dllc(d)2(C(d) + pm/d)ds — [ldlIC(d)dnd.

(1= b = nC(d)dne) — C(d)2 |65 — C(d)]|dl[ds3

(1= 0y — nC(d)dpe) — 2C(d)?||d|| e

PRy

>
(4.14) >

Because of our assumption (4.12), the coefficient of y in (4.14) is positive, so (4.14)
represents a positive lower bound on (z; + Awz;)(s; + As;) for all p sufficiently large.

For an upper bound on (z + Az)? (s+ As)/n, we have from (2.13), (4.7), and the
relation (4.4) that

(x + AJ;)T(S + As)/n

< p |[A|l|]s|l/n + [lx][[|[As][/n

< pu A 2C(d)?||d]|66 (C(d) + pn/||d]]) /4 C(d)]|d]|3c(C(d) + pn/|[d][) /n
(4.15) < p(1 4 C(d)dse) + C(d)?||d||Gbe /7.

It follows from this bound and (4.14) that a sufficient condition for the conclusion of
the proposition to hold is that

(1 = 0 — nC(d)dse) — 20(d) e > ya(1 + C(d)5se) +2C(d)> |l dse/n,
which is equivalent to

1d|IC(d)*dbc(2 + 7/n)
= 1—0 —v—C(d)bpe(n+7)’

(4.16)

provided that the denominator is positive. Because of the condition (4.12), and using
v € (0,1) and n > 1, the denominator is in fact bounded below by the positive
quantity &, so the condition (4.16) is implied by (4.13).

Finally, we show that our bounds ensure the positivity of z + Az and s + As.
It is easy to show that the right-hand side of (4.14) is also a lower bound on (z; +
aAw;)(s; + aAs;) for all @ € [0,1] and all ¢ = 1,2,...,n. Because u satisfies (4.16),
we have (z; + aoAx;)(s; + als;) > 0 for all o € [0, 1]. Since we know that (z,s) > 0,
we conclude that z; + Az; > 0 and s; + As; > 0 for all ¢ as well, completing the proof.
O

Next, we seek conditions on &, and g that ensure that the corrected iterate lies
in a narrow central path neighborhood for the perturbed problem.

PROPOSITION 4.2. Let 6 > 0y be given, and let £ € (0,0 — by). Assume that the
perturbation Ad satisfies

0—0p—¢

(4.17) Spe < ETEVIER
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Suppose that (x,y,s) € Na(0o) for the original problem and that (Ax, Ay, As) is the
least-squares correction (4.3). Then, (x + Az, y + Ay, s+ As) will lie in Na(0) if

Il
£

(4.18) p> e (d)?6,, o

Proof. We start by finding a bound on the norm of the vector
(4.19) [(2i + Awi)(si + Asi)lizy 5o — [(x+ A2)T (s + As)/n] e.

Given two vectors y and z in R”, we have that

(4.20) ez | < o112 [ 2] < st 1121

yZ2yeey

By using these elementary inequalities together with (4.4), (4.7), (4.8) and (2.13), we
have that the norm of (4.19) is bounded by

H[risz']izl,z,...,n — pell + 2 [[[Az| [sl] + llz[[ | As][] + ||Az]| | As]

< o+ 20(d)][d]se (C(d) + np/ dll) + C(d)1dl1d3
< [0 + 2nC(d)dse] 1 + BI|dIIC(d) e

Meanwhile, we obtain a lower bound on the duality measure after the correction by
using the same set of relations:

(z + Ax)T (s + As)/n > u — [l Aallls] + [l [ As]l] /n
> g1 = C(d)|dllduc(C(d) + npr/ ]} /m
(4.21) > 1 = C(d)se] — C(d)”|dl|duc /.

Therefore, a sufficient condition for
(x+ Az, y+ Ay, s+ As) € N2(0)
is that
[0 + 2nC(d)dbe] g + 3||dlIC(d)*dpe < Op[1 = C(d)dbe] = OC(d)?||d]lde /.,
which after rearrangement becomes
(4.22)  p[0 — 0 — 2nC(d)dpe — 0C(d)pe] > 3||d||C(d)*dbe + 0)|d||C(d)?Spe /.

We have from (4.17) that the coefficient of 4 on the left-hand side of this expression
is bounded below by £. By dividing both sides of (4.22) by this expression, and using
6 € (0,1) and n > 1, we find that (4.18) is a sufficient condition for (4.22). A similar
argument as in the proof of Proposition 4.1 together with the fact that u% > u
ensures positivity of (z + As, s + As). O

We now specialize the discussion of Section 3 to show Propositions 4.1 and 4.2
can be used to obtain lower complexity estimates for the interior-point warm-start
strategy.

Considering first the case of Proposition 4.1, we have from the standard analysis
of a long-step path-following algorithm that constrains its iterates to lie in N_..(7)
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(see, for example, Wright [11, Chapter 5]) that the reduction in duality measure at
each iteration satisfies (3.1) with

2 -7 .
T = 1a d =22y——min Omin(l — Cmin » Omax 1 — omax )
o {1 i) (1= )

and 0 < opip < omax < 1 are the lower and upper bounds on the centering parameter
o at each iteration. Choosing one of the iterates of this algorithm (z¢, y*, s*) in the
manner of Section 3, and defining the starting point as in (3.7), we have from (4.15),
(4.12), (4.13), and the conditions 0 < ¢ < 1 and n > 1 that

fio = (°)75%/n

< e+ C()e) + 202 dllBne/n < o1+ 1/m) + i (€/m) < 2pe + 1.
Now from the property (3.6), it follows that
o < (1+2/w)pi.

It is easy to verify that (4.12) implies that ||Ad|| < ||d||/2, so that we can use the
expression (3.12) to estimate the number of iterations. By substituting 7 = 1 and
#* = 7 into (3.12), we obtain

(4.23) @ (n log <1C(d)2566)) iterations.
€

We conclude that if 8. is small in the sense that §p. < C(d)~2, the estimate (4.23) is
an improvement on the cold-start complexity estimate (3.4), so it is advantageous to
use the warm-start strategy.

Taking now the case of a starting point in the smaller neighborhood of Propo-
sition 4.2, we set § = 0.4 and the centering parameter ¢ to the constant value
1-— 0.4/n1/2. The standard analysis of the short-step path-following algorithm (see,
for example, [11, Chapter 4]) then shows that (3.1) holds with

By using the procedure outlined in Section 3 to derive the warm-start point, the
argument of the preceding paragraph can be applied to obtain the following on the
number of iterations:

(4.24) o <n1/2 log (%C(d)zébc)) :

We conclude as before that improved complexity over a cold start 1s available provided

that dp. < C(d)™>.

4.2. Wide Neighborhood. We now consider the case in which the iterates for
the original problem lie in a wide neighborhood of the central path. To be specific, we
suppose that they satisfy x;s; > yop for some v¢ € (0,1), that is, (z,y,s) € N_o (70)-
Note that in this case, we have the following bounds on the pairwise products:

(4.25) Yo < wisi < (n— (n—1)yo)p.
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Similarly to the upper bounds (2.13) on ||#|| and ||s||, we can derive lower bounds on
z; and s; by combining (2.13) with (4.25) and using #; < ||z|| and s; <||s]|:

' Yol
(4.26a) "2 e C(d) + n )
(4.26b) Si 2 T

~ C(d)(C(d) + np/lld]l)

These lower bounds will be useful in the later analysis. The following proposition
gives a sufficient condition for the least-squares corrected point to be a member of the
wide neighborhood for the perturbed problem. The proof uses an argument identical
to the proof of Proposition 4.1, with vy replacing (1 — 0y).

PROPOSITION 4.3. Guwen v and vy such that 0 < v < vy < 1, suppose that £ is a
parameter satisfying & € (0,0 — y). Assume that Ad satisfies

Yo—7—¢§
(4.27) dpe < m

Suppose that (z,y,s) € N_o(70) and denote by (Ax, Ay, As) the least-squares cor-
rection (4.3). Then a sufficient condition for

(4.28) (x+ Azx,y+ Ay, s+ As) € N_o(7)
15 that

d e
(4.29) o> I HBC(d)zébc e

3
An argument like the one leading to (4.23) can now be used to show that a
long-step path-following method requires

(4.30) (@] (n log <1C(d)2566)) iterations
€

to converge from the warm-start point to a point that satisfies (3.9).

4.3. Perturbations in A. We now allow for perturbations in A as well as in
b and c¢. By doing so, we introduce some complications in the analysis that can be
circumvented by imposing an a priori upper bound on the value of u that we are
willing to consider. This upper bound is large enough to encompass all values of pu
of interest from the viewpoint of complexity, in the sense that when p exceeds this
bound, the warm-start strategy does not lead to an appreciably improved complexity
estimate over the cold-start approach.

For some constant { > 1, we assume that u satisfies the bound

¢—1 def
(431) p< e

so that, for a subexpression that recurs often in the preceding sections, we have
C(d) 4 np/|ld]| < <C(d).

For g € [0, ptup), we can simplify a number of estimates in the preceding sections, to
remove their explicit dependence on y. In particular, the bounds (2.13) on the strictly
feasible point (z,y, s) with g = 27s/n become

(4.32) lle]l < ce(d)?, Myl < ced)?, sl < 2¢|ldlie(d)”.
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Given a perturbation Ad = (AA, Ab, Ac) with ||Ad|| < p(d), we know that A+AA

has full rank. In particular, for the smallest eigenvalue, we have
(4.33) om(A+ AA) > o (A) — ||AA]l.
To complement the definitions (4.6), we introduce

1AA]
(4.34) 5, =1L
1]l

As before, we consider a warm-start strategy obtained by applying least-squares
corrections to a given point (x,y, s) that is strictly feasible for the unperturbed prob-
lem. The correction Az is the solution of the following subproblem:

(4.35) min |[|[Az|| s.t. (A4 AA)(x + Az) = b+ Ab,
which is given explicitly by
(4.36) A= (A+ AT [(A+ AA) A+ AA)T] T (Ab— AAx).

By using the QR factorization of (A + AA)T as in (4.2) and (4.3), and noting that
Az = b, we find the following bound on ||Az]|:

1AB]] + [[AA]||]]
om (A + AA)

(4.37) |Az|| <

By using (4.33), (2.5), and the definitions (4.6), (4.34), and (2.3), we have

(A6 +[[AAN=ll A8+ |AA][||2]| - d + da]l]]

18N 0 T Tl =~ AT~ 178 — o

In particular, when # is strictly feasible for the original problem, we have from (4.32)
that

op + CC(d)Z(SA

e < o) oy Gt

while if we make the additional simple assumption that

1
4. 0g < ——
(4.38) 4= 9¢(d)’
we have immediately that
(4.39) |Az|| < 2€(d)dp + 2¢C(d)35 4.

By using (4.38) again, together with (4.9) and the known bounds C(d) > 1 and ¢ > 1,
we obtain

(4.40) |Az|| < 2€(d)dp + 2¢C(d)?54 < 2C(d) + ¢C(d)* < 3¢C(d)?.
The dual perturbation is the solution of the problem

(4.41) min ||As|| s.t. (4 4+ AA)T(y +Ay)+ (s + As) = ¢+ Ac.
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Once again, the minimum norm solution is unique and given by

(44205 = |1 — (A+ ADT (A+ AA) A+ A7) (A+ AA)| (Ac— AATY).
Therefore, we have the following upper bound:

(4.43) 1As]] < |Ac] + [[AA[]yll

Using (4.32), we have for (z,y, s) strictly feasible for the original problem that

[[As]| < [|Ac]| +][A4]|cC(d)?
(4.44) < ldllde + ¢lidl[C(d)?da-
By using these inequalities, we can prove a result similar to Proposition 4.3.
PROPOSITION 4.4. Suppose we are given v and vy such that 0 < v < vy < 1,
and a feasible primal-dual point (z,y,s) € N_oo(v0). Assume further that u = z%s/n
satisfies (4.31) and that the perturbation component AA satisfies (4.38). For the

perturbation Ad, suppose that (Ax, Ay, As) is the least-squares correction obtained
from ({.35) and (4.41). We then have

(4.45) (x+ Azx,y+ Ay, s+ As) € N_o(7)
prouvided that p satisfies the following lower bound:

d c
(4.46) o> 19CC(d)2% max (8, CC(d)?64) < 1.

Proof. By using the upper bounds (4.39) and (4.40) on ||Az||, (4.44) on ||As]|,
and (4.32) on ||#|| and ||s||, we have

(zi + Az;)(si + As;)

> s = (llell + 1Al As] = [lsll| Az

> sop — HCC@PINNANG. + CldlIC(d)54)
—2dICC(d)2C(d)ds + 2C(d)6]

> sop — AIICC(d)F — AICC(d)6. — SIdIICC(d) 6

> yop — A||d][CC(d)*bre — 8|d]|¢7C(d)*d,

where for the last inequality we have used the definition (4.8). By similar logic, and
using (4.4), we have for the updated duality measure that

(x4 Az)T (s + As)/n

< pt[[Azfl[[sll/n+ llz][ [ As] /7

< i+ [26(d)ds + 20C(D P8 RCIANC(d) n + O NS, + CIdIC(d) 641/
= p+4CC(d)*|d]|8/n + CC(d)?||d][de /n + 5CC(d)?||d]|6a/n

< p+ 20C(d)? ||| be /n + 5¢*C(d)°||d] |64 /.

By comparing these two inequalities in the usual way, and using v € (0,1) and n > 1,
we have that a sufficient condition for the conclusion (4.45) to hold is that

(4.47) (90 = Vi > 61IdICC(d)*8be + 13]|dIIC°C(d) 3.
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Since from (4.46), we have

6
79 (0 = )i = 6]|d][CC(d) e,

13
7o (0 = )p = 13[[d][C°C(d) 64,
then (4.47) holds, and the proof is complete. O

By using an argument like the ones leading to (4.23) and (4.30), we deduce that
a long-step path-following algorithm that uses the warm start prescribed in Proposi-
tion 4.4 requires

(4.48) o (n [log (%C(d)zébc) + log (%C(d)"’éA)D iterations

to converge to a point that satisfies (3.9).

5. Newton Step Correction. In a recent study, Yildirim and Todd [12] an-
alyzed the perturbations in & and ¢ in linear and semidefinite programming using
interior-point methods. For such perturbations they stated a sufficient condition on
the norm of the perturbation, which depends on the current iterate, so that an adjust-
ment to the current point based on applying an iteration of Newton’s method to the
system (2.6a), (2.6b), (2.6¢) yields a feasible iterate for the perturbed problem with a
lower duality gap than that of the original iterate. In this section, we augment some
of the analysis of [12] with other results, like those of Section 4, to find conditions on
the duality gap g = 27s/n and the perturbation size under which the Newton step
yields a warm-start point that yields significantly better complexity than a cold start.

Each iteration of a primal-dual interior-point method involves solving a Newton-
like system of linear equations whose coefficient matrix is the Jacobian of the system
(2.6a), (2.6b), (2.6¢). The general form of these equations is

AAzx = 7
(5.1) AT Ay + As = 1y
SAr 4+ XAs = rgs,

where typically r, = b— Az and rq = ¢— ATy —s. The choice of 7., typically depends
on the particular method being applied, but usually represents a Newton or higher-
order step toward some “target point” (z’, 4, s’), which often lies on the central path
P defined in (2.7).

In the approach used in Yildirim and Todd [12] and in this section, this Newton-
like system is used to correct for perturbations in the data (A,b,¢) rather than to
advance to a new primal-dual iterate. The right-hand side quantities are chosen
so that that adjustment (Az, Ay, As) yields a point that is strictly feasible for the
perturbed problem, and whose duality gap is no larger than that of the current point
(z,9,s).

In Section 5.1, we consider the case of perturbations in b and ¢ but not in A. In
Section 5.2 we allow perturbations in A as well.

5.1. Pertubations in b and c. In our strategy, we assume that
e the current point (z,y, s) is strictly primal-dual feasible for the original prob-
lem;
o the target point (2', 4y, s') used to define 4 is a point that is strictly feasible
for the perturbed problem for which z}s; = z;s; for alli =1,2,... n;
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o the step is a pure Newton step toward (¢, 3/, s'); that is, r, = Ab, r4 = Ac,
and ry; = X'S’e — X Se = 0.
Note that, in general, the second assumption is not satisfied for an arbitrary current
point (z,y, s) because such a feasible point for the perturbed problem need not exist.
However, the Newton’s method is still well defined with the above choices of r,, rq4,
and 7. and that assumption is merely stated for the sake of a complete description
of our strategy.
Since A has full row rank by our assumption of p(d) > 0, we have by substituting
our right-hand side in (5.1) and performing block elimination that the solution is
given explicitly by

(5.2a) Ay = (AD?AT)"H(Ab+ AD?Ac)
(5.2b) As = Ac— AT Ay,

(5.2¢) Ar=—-S"1XAs,

where

(5.3) D2 s-1x.

Since A has full row rank and D is positive diagonal, AD?A” is invertible.

The following is an extension of the results in Yildirim and Todd [12] to the case
of simultaneous perturbations in b and ¢. Note in particular that the Newton step
yields a decrease in the duality gap z”'s.

PRrROPOSITION 5.1. Assume that (x,y,s) is a strictly feasible point for d. Let
Ad = (0,Ab,Ac). Consider a Newton step (Awx, Ay, As) taken from (x,y, s) targeting
the point (x',y',s") that is strictly feasible for the perturbed problem and satisfies
X'S'e = X Se, and let

(5.4) (#,5,5) < (2,9, 5) + (Az, Ay, As).

Then if

oo [I&]].

<[[S7H (1= AT(AD?AT) AD?)  — s=LAT(AD2AT)7]|

-1

oo

(%,9,35) is feasible for the perturbed problem and satisfies

(5.6) iTs < 2Ts.

Proof. By rearranging the equation (5.2c) and writing it componentwise, we have

Azx; As; .
Ty 2% g i=1,2,. ..

Li &l

n.

(57) $;Aw; + 2;As; = 0 <=

bl

The next iterate will be feasible if and only if

Ax; As; .
> 1, >-1, i=1,2,...
s S5




WARM START STRATEGIES 17

By combining these inequalities with (5.7), we find that feasibility requires that

Azx; As; .
<1, <1, :=1,2,...,n
s S5
or, equivalently,
(5.8) [S~'As|| =X tAz|| <1

By using (5.2a) and (5.2¢), we have
|57 as],
= |57 [Ac— AT Ay]||_.
(5.9% ||S [Ac— AT(AD*AT) " AD? Ac— AT(AD*AT)~'Ab] |,

<|[S7' (1 = AT(AD*AT)TTAD?) - STTAT(ADPAT) Y| H[ ]H

Hence, (5.5) is sufficient to ensure that ||S™1As|[o < 1.

If we multiply (5.2c) by T from the right, we obtain 27 As+s” Az = 0. Moreover,
if follows from (5.7) that Az; and As; have opposite signs for each i = 1,2,...,n, so
that Az” As < 0. Therefore

(24 Ax)T(s+ As) =aTs+ 2T As+ sTAv 4+ AxTAs = 2Ts + AxT As < 2T's,

proving (5.6). O

Proposition 5.1 does not provide any insight about the behavior of the expression
on the right-hand side of (5.5) as a function of y. To justify our strategy of consid-
ering the iterates of the original problem in reverse order, we need to show that the
expression in question increases as p corresponding to (z,y, s) increases, so that we
can handle larger perturbations by considering iterates with larger values of y. In
the next theorem, we will show that there exists an increasing function f(p) with
f£(0) = 0 that is a lower bound to the corresponding expression in (5.5) for all values
of pt. The key to our result is the following bound:

(5.10) X(H)E sup |[SHTHSHET)Y
XeDy
where Dy denotes the set of diagonal matrices in R**" with strictly positive diagonal
elements (i.e., positive definite diagonal matrices) and || - ||oc is the fo matrix norm
defined as the maximum of the sums of the absolute values of the entries in each row.
This result, by now well known, was apparently first proved by Dikin [2]. For a survey
of the background and applications of this and related results, see Forsgren [3].
THEOREM 5.2. Consider points (z,y,s) in the neighborhood N_o(y0) for the
original problem, with vo € (0,1) and p = x%s/n as defined in (2.11). Then there
erists an increasing function f(p) with f(0) = 0 such that the expression on the right-
hand side of (5.5) is bounded below by f(u) for all (x,y,s) in this neighborhood.
Proof. Let (x,y,s) be a strictly feasible pair of points for the original problem,
which lies in A_ (o) for some v € (0,1). From (4.26) and (5.10), we have

||S—1AT(AD2AT)—1||OO — ||S—1D—2D2AT(AD2AT)—1||OO
|1, [[D*AT(ADZAT) ]
1 2]|d||C(d)

(5.11) ST (C(d) + np/l|dll) x(A)-

IA
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The first inequality is simply the matrix norm inequality. Since D? = XS~!, and =
and s are strictly feasible, D? is a positive definite diagonal matrix, so the bound in
(5.10) applies.
Similarly, consider the following:
(5.12) |S71 (I — AT(AD*AT)"TAD?)|
= ||S7'D~! (I - DAT(AD*AT)"'AD) D|| .

Note that (I — DAT(AD? AT)=LAD) is a projection matrix onto the nullspace of AD,
therefore, its £o-norm is bounded by 1. Using the elementary matrix norm inequality
IP]|oo < n'/?||P]|2 for any P € R**™ we obtain the following sequence of inequalities:

|S7H (I — AT(AD*AT)""AD?)|

= |S7'D~' (1 = DAT(AD*AT)"TAD)D||

< HX—1/2S—1/2H |1 = DAT(AD?AT)=LAD|_ HX1/2S—1/2H

1 z;
<  max n'/?  max —
T i=1,2,...n \/X;8; i=1,2,...,n S;

Ty
< nl/2

(5.13) <

where we used D? = X571 z;5, > yop and (2.13).
If we consider the reciprocal of the right-hand side of the expression (5.5), we
obtain

[[S7" (I - AT(AD*AT)™"AD?)  — s7rAT(AD*AT) ]|
<||STH(I = AT(AD?AT)TTADY) ||+ ||STTAT(ADAT) T
nl/?
1) < 2 AUAD @) mppal) vy + LD et + o

H Yo
which follows from (5.11) and (5.13). Therefore, (5.14) implies
L >
I5-T (1= AT(ADTAT)TADY) = §-TAT(ADZAT) ]|, 2

< TR
C(d) (n'/2 + 2||d||x(A)) [C(d) + np/|dll)

(5.15)

It is easy to verify our claims that f is monotone increasing in p and that f(0) = 0. O

Note that Proposition 5.1 guarantees only that the point (Z, g, $) is feasible for
the perturbed problem. To initiate a feasible path-following interior-point method,
we need to impose additional conditions to obtain a strictly feasible point for the
perturbed problem that lies in some neighborhood of the central path. For example,
in the proof, we imposed only the condition (Z,3) > 0. Strict positivity of # and §
could be ensured by imposing the following condition, for some ¢ € (0, 1):

(5.16) ;i + Az > exy, si+As; >esy, Vi=1,2,...,n.
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Equivalently, we can replace the necessary and sufficient condition ||S7!As||e < 1 in
(5.8) by the condition (¢ — 1)e < S71As < (1 — €)e, that is,

ST Ao < 1 —¢,

in the proof of Proposition 5.1. With this requirement, we obtain the following bounds:

(5.17) ex; < & < (2 =€)y, €s; <5, < (2—€)s;.

Note that if (Az, Ay, As) is the Newton step given by (5.2), then Az; As; <0 for all
t=1,2,...,n. First, consider the case Az; > 0, which implies &; > x;. We have from
(5.17) that

A similar set of inequalities holds for the case As; > 0. Thus, if we define ji = #75/n,
we obtain

(5.19) > ep.

Note that by (5.6), we already have i < pu. With this observation, we can relate
the neighborhood in which the original iterate (z,y,s) lies to the one in which the
adjusted point (Z, ¥, §) lies.

PROPOSITION 5.3. Let (x,y,s) be a strictly feasible point for d, and suppose that
Ad = (0,Ab,Ac) and € € (0, 1) are given. Consider the Newton step of Proposition 5.1
and the adjusted point (%,7,5) of (5.4). If

oo |[3].

<
—

1—¢
[S—1(I — AT(AD?AT)-1AD?) — STTAT(AD?AT)-1||.°

oQ

with D defined in (5.3), then (%,9,5) is strictly feasible for d + Ad with g < p.

Moreover, if (x,y,s) € N_oo(70) for the original problem with~o € (0, 1), then (i‘,_g, 3)
satisfies (%, 7,5) € N_oo(e70).
Proof. It suffices to prove the final statement of the theorem. If we assume that

(z,y,5) € N_oo(70), then using (5.18) and (5.6), we have
(5.21) Z;5; > cxis; > eyop > evofi,

which implies that (,§,5) € N_o (7o), as required. O

We now have all the tools to be able to prove results like those of Section 4.
Suppose that the iterates of the original problem lie in a wide neighborhood with
parameter vy. For convenience we define

def
(5.22) | Ad][o 2

Ab
3] = max i ).

We also define the relative perturbation measure 4 as follows:

det ||Ad]|oo
dl|

(5.23) da
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Note from (4.6) and (4.8) that

N (IIAblloo [[Ac]]os
1T ]

Hence, it is easy to compare results such as Proposition 5.4 below, which obtain a

da =

) < max(dp, dc) < dpe.

lower bound on g in terms of d4, to similar results in preceding sections.

Note that Theorem 5.2 provides a lower bound f(x) on the term on the right-
hand side of (5.5). Therefore, combining this result with Proposition 5.3, we conclude
that a sufficient condition for the perturbation Ad to satisfy (5.20) is that ||Ad||c is
bounded above by the lower bound (5.15) multiplied by (1 — €), that is,

(1—€)yop
18l = Gy o 20 ) (€) + /)
which by rearrangement yields
S C(d)*||Ad][os (n'/? + 2][d][x(4))
~ (1= &)y — nC(d)||Adlloo (n'/? + 2]|d]|x(A))/ld|l’
provided that the denominator of this expression is positive. To ensure the latter
condition, we impose the following bound on dy4:

|Ad]] o (1—¢)

1l = nC(d)(n'/? + 2[|d||x(A))
Indeed, when this bound is not satisfied, the perturbation may be so large that the
adjusted point (Z, ¢, §) may not be feasible for d + Ad no matter how large we choose
p for the original iterate (z,y, s).

We now state and prove a result like Proposition 4.3 that gives a sufficient condi-
tion on ||Ad||sc and g that ensure that the adjusted point (Z, g, §) lies within a wide
neighborhood of the central path for the perturbed problem.

PrOPOSITION 5.4. Let v and vy be given with 0 < v < vy < 1, and suppose that
& satisfies £ € (0,v0 — 7). Assume that §4 satisfies

Yo—7—¢&
5.26 dg < .
20 S e 2N ()
Suppose that (z,y,s) € N_c (7o) for the original problem, and let (2,7, §) be as defined
in (5.4). Then if

(5.24)

(5.25) 5=

(5.27) w2 Blleazs, (w2 +apani)
we have (%,7,3) € N_oo (7).

Proof. Setting € = v/~vo, we note that (5.26) satisfies the condition (5.25), and so
the Newton step adjustment yields a strictly feasible point for the perturbed problem.
By the argument preceding the proposition, (5.24) gives a sufficient condition for the
resulting iterate to lie in ./\7_00(7) by Proposition 5.3 since v = evg by the hypothesis.
However, (5.26) implies that the denominator of (5.24) is bounded below by &; hence,
(5.24) is implied by (5.27), as required. O

The usual argument can now be used to show that a long-step path-following

method requires

(5.28) 0 (n log (%C(d)zéd (w24 ||d||X(A)))) iterations

to converge from the warm-start point to a point that satisfies (3.9).
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5.2. Perturbationsin A. In this section, we also allow perturbations in A (i.e.,
we let Ad = (AA, Ab, Ac)) and propose a Newton step correction strategy to recover
warm-start points for the perturbed problem from the iterates of the original problem.

The underlying idea is the same as in Section 5.1. Given a strictly feasible iterate
(z,y,5) € N_oo(70) for the original problem, we apply the Newton’s method to recover
a feasible point for the perturbed problem by keeping the pairwise products z;s; fixed.
As in Section 4.3, we impose an upper bound on u that excludes values of i that are
not likely to yield an adjusted starting point with significantly better complexity than
a cold-start strategy. In particular, we assume that u satisfies (4.31) for some ¢ > 1.
Let

(5.29) AL A+ AA.

Given a feasible iterate (z,y, s) for the original problem, the Newton step correction
then is given by the solution to

AAz = Ab-— AAx
(5.30) AT Ay + As = Ac—AATy
SAxr 4+ XAs = 0.

Under the assumption that A has full row rank, the solution to (5.30) is then given
by

(5.31a) Ay = (AD*AT)"H(AD*(Ac — AATy) + Ab— AAx)
(5.31b) As = Ac— AATy — AT Ay,
(5.31c) Ar = —S71XAs,

where D? = S71X as in (5.3).
By a similar argument, a necessary and sufficient condition to have strictly feasible
iterates for the perturbed problem is

(5.32) ST As|lo < 1—¢, forsome e € (0, 1).

By Proposition 5.3, the duality gap of the resulting iterate will also be smaller than
that of the original iterate. We will modify the analysis in Section 5 to incorporate
the perturbation in A and will refer to the previous analysis without repeating the
propositions.

Using (5.31), we get
S7IAs = STHI — AT(AD? AT AD?)(Ac — AATy)
—STLAT(AD*AT)= (Ab — AAx).
Therefore, ||S™1As||o is bounded above by

T
|[$=1(1 = AT(AD?AT)"1AD?) — §~'AT(AD?AT)7Y||_ H[ Ac—aAdy ]H

Ab— AAzx

By Theorem 5.2, the first term in this expression is bounded above by 1/f(u), where
f(p) is obtained from f(u) in (5.15) by replacing x(A) by x(A). For the second term,
we extend the definition (5.22) to account for the perturbations in A as follows:

def
(5.33) [Ad]Jos = max (|| Abllocs [|A€jos, [[AAos [|AAT]|0)
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and continue to define §4 as in (5.23). We obtain that

Ab— AAx
< max{||Ac]oo + [|AAT oo |9l o 1AB][co + [[AA|o[#]] oo},
< max{||Ad|le (1 + [[Y]leo ), [|Ad][ 0o (1 + [|2][es) },
< [|Ad]eo (1 +¢C(d)?),

(5.34) < 2||Ad||oCC(d)?,

[l

where we used (5.33), (4.32), ¢ > 1 and C(d) > 1 to derive the inequalities. By
combining the two upper bounds we obtain

(5:35) 1157 Asll < 200" (012 4+ 2AdIN(A)) (€Ld) + /) | Ad]..

Therefore, a sufficient condition to ensure (5.32) is obtained by requiring the upper
bound in (5.35) to be less than 1 — €. Rearranging the resulting inequality yields a
lower bound on p:

20C(d)* (n'/? + 2/|d|[x (A)) [|Ad]]o
G360 2 T = acnC(d (07 + 2l () [[Adw /Tl

provided that the denominator is positive, which is ensured by the condition

|[Ad]|o vl =€)

|
(5.37) = 2nC(@dP (7 1 2l (A)

The proof of the following result is similar to that of Proposition 5.4.

PrRoOPOSITION 5.5. Let v and vy be given with 0 < v < vy < 1, and suppose that
& satisfies £ € (0,y0 — 7). Assume that Ad satisfies

Yo—v—-¢§
(5.38) %S SenC@p (17 + 2 (D)

Suppose that (x,y,s) € N_co(v0) and that (2,9, 5) is the adjusted point defined in
(5.4). Then we have (£,9,5) € N_s () provided that

14

(5.39) p = e (n? + 2 (4))

The usual argument can be used again to show that a long-step path-following
method requires

(5.40) O (n log (%C(d)‘*éd (n/+ ||d||X(A)))) iterations

to converge from the warm-start point to a point that satisfies (3.9).
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6. Conclusions. We have described two schemes by which the iterates of an
interior-point method applied to an LP instance can be adjusted to obtain starting
points for a perturbed instance. We have derived worst-case estimates for the number
of iterations required to obtain convergence from these warm starting points. These
estimates depend chiefly on the size of the perturbation, on the conditioning of the
original problem instance, and on a key property of the constraint matrix.

In future work, we plan to extend the techniques to infeasible-interior-point meth-
ods, and perform computational experiments to determine the practical usefulness of
these techniques. We will also investigate extensions to wider classes of problems,
such as convex quadratic programs and linear complementarity problems.
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